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1 Summary of program objectives and outcomes

The goal of this work was to develop sequential prediction methods for online information fusion and
control, with methods designed to handle unknown, environmental dynamics, potentially stemming
from an adversary who reacts to sensing actions, active sensing paradigms, and external feedback mech-
anisms. Online prediction and targeted collection of information is an emerging paradigm at the inter-
section of optimization, machine learning and control theory, which is concerned with real-time sequen-
tial planning of actions or decisions in the presence of model uncertainty, nonstationarity, and possibly
adversarial disturbances.

Our team has developed several methods and underlying supporting theory which meet these ob-
jectives:

* Early in the course of the program, we developed methods for online learning using external feed-
back to efficiently guide active data collection and utilization of expensive expert system resources.
In particular, we developed an online convex programming approach to sequential probability as-
signment of high-dimensional co-occurrence data [25]. Our approach consists of two main el-
ements: (1) filtering, or assigning a belief or likelihood to each successive measurement based
upon our ability to predict it from previous noisy observations, and (2) hedging, or flagging poten-
tial anomalies by comparing the current belief against a time-varying and data-adaptive threshold.
The threshold is adjusted based on the available feedback from an end user. Our algorithms, which
combine universal prediction with recent work on online convex programming, do not require
computing posterior distributions given all current observations and involve simple primal-dual
parameter updates. At the heart of our approach lie exponential-family models which can be used
in a wide variety of contexts and applications, and which yield performance comparable to that
of a batch algorithm which has access to all data at once rather than sequentially. methods that
achieve sublinear per-round regret against both static and slowly varying product distributions
with marginals drawn from the same exponential family. Moreover, the regret against static distri-
butions coincides with the minimax value of the corresponding online strongly convex game. We
also prove bounds on the number of mistakes made during the hedging step relative to the best of-
fline choice of the threshold with access to all estimated beliefs and feedback signals. Furthermore,
our approach is provably robust to unknown environmental dynamics and unmodeled statistical
dependencies. As described in [19], our computationally efficient sequential anomaly detection
using feedback can be used as an effective pre-processing step for large volumes of social network
data associated with encrypted or other contextual information which can only be analyzed with
resource-intensive expert systems.

* Online optimization methods are often designed to have a total accumulated loss comparable to
that achievable by some comparator, such as a batch algorithm with access to all the data and
infinite computational resources. In many settings, this comparator is allowed to vary with time,
and the associated “tracking regret” bounds scale with the overall variation of the comparator se-
quence. However, in practical scenarios ranging from motion imagery to network analysis, the
environment is nonstationary and comparator sequences with small variation are quite weak, re-
sulting in large losses. Our work describes a “dynamic mirror descent” method which addresses
this challenge, yielding low regrets bounds for comparators with small deviations from a given dy-
namical model. This approach is then used within a broader class of online learning methods to
simultaneously track the best dynamical model and form predictions based on that model. This
concept is demonstrated empirically in the context of sequential compressed sensing of a dynamic
scene, solar flare detection from satellite data with missing elements, and tracking a dynamic so-
cial network [13, 14, 15].



* We also considered an online (real-time) control problem that involves an agent performing a
discrete-time random walk over a finite state space. The agent’s action at each time step is to
specify the probability distribution for the next state given the current state. Following the set-up
of Todorov, the state-action cost at each time step is a sum of a state cost and a control cost given
by the Kullback-Leibler (KL) divergence between the agent’s next-state distribution and that deter-
mined by some fixed passive dynamics. The online aspect of the problem is due to the fact that
the state cost functions are generated by a dynamic environment, and the agent learns the current
state cost only after selecting an action. An explicit construction of a computationally efficient
strategy with small regret (i.e., expected difference between its actual total cost and the smallest
cost attainable using noncausal knowledge of the state costs) under mild regularity conditions is
presented, along with a demonstration of the performance of the proposed strategy on a simulated
target tracking problem. A number of new results on Markov decision processes with KL control
cost are also obtained [10, 11].

Most recently, we have built upon and to some extent unified the above results to develop a general
procedure for developing low-regret algorithms for online Markov decision processes. This culminating
work is described in detail in this report. Online learning algorithms can deal with nonstationary envi-
ronments, but generally there is no notion of a dynamic state to model constraints on current and future
actions as a function of past actions. State-based models are common in stochastic control settings, but
commonly used frameworks such as Markov Decision Processes (MDPs) assume a known stationary en-
vironment. In recent years, there has been a growing interest in combining the above two frameworks
and considering an MDP setting in which the cost function is allowed to change arbitrarily after each
time step. However, most of the work in this area has been algorithmic: given a problem, one would
develop an algorithm almost from scratch. Moreover, the presence of the state and the assumption of an
arbitrarily varying environment complicate both the theoretical analysis and the development of com-
putationally efficient methods. This report describes a broad extension of the ideas proposed by Rakhlin,
Shamir, and Sridharan [27] to give a general framework for deriving algorithms in an MDP setting with
arbitrarily changing costs. This framework leads to a unifying view of existing methods and provides a
general procedure for constructing new ones. One such new method is presented and shown to have
important advantages over a similar method developed outside the framework proposed in this report.

2 Relationship between program outcomes and previous state of the art

Markov decision processes, or MDPs for short [2, 17, 24], are a popular framework for sequential decision-
making in a dynamic environment. In an MDP, we have states and actions. At each time step of the se-
quential decision-making process, the agent observes the current state and chooses an action, and the
system transitions to the next state according to a fixed and known Markov law. The costs incurred by the
agent depend both on his action and the current state. Traditional theory of MDPs deals with the case
when both the transition law and the state-action cost function are known in advance. In this case, the
problem of policy design reduces to dynamic programming. However, a priori known costs are typically
unavailable in practical settings. In this report, instead of considering a fixed cost function, we study
Markov decision processes with finite state and action spaces, where the cost functions are chosen arbi-
trarily and allowed to change with time. More specifically, we are interested in the online MDP problem:
just as in the usual online leaning framework [7, 16, 28], the one-step cost functions form an arbitrarily
varying sequence, and the cost function corresponding to each time step is revealed to the agent after
an action has been taken. The objective of the agent is to minimize regret relative to the best stationary
Markov policy that could have been selected with full knowledge of the cost function sequence over the
horizon of interest. The assumption of arbitrary time-varying cost functions makes sense in highly un-



certain and complex environments whose temporal evolution may be difficult or costly to model, and it
also accounts for collective (and possibly irrational) behavior of any other agents that may be present.
The regret minimization viewpoint then ensures that the agent’s online policy is robust against these
effects.

Online MDP problems can be viewed as online control problems. The online aspect is due to the
fact that the cost functions are generated by a dynamic environment under no distributional assump-
tions, and the agent learns the current state-action cost only after selecting an action. The control aspect
comes from the fact that the choice of an action at each time step influences future states and costs. Tak-
ing into account the effect of past actions on future costs in a dynamic distribution-free setting makes
online MDPs hard to solve. To the best of our knowledge, only a few methods have been developed in
this area over the past decade [1, 3, 9, 12, 21, 23, 33]. Most research in this area has been algorithmic:
given a problem, one would present a method and prove a guarantee (i.e., a regret bound) on its perfor-
mance. Thus, it is desirable to provide a unifying view of existing methods and a general procedure for
constructing new ones. In this report, we present such a general framework for online MDP problems,
bringing two well-known existing methods under a single theoretical interpretation. This general frame-
work not only enables us to recover known algorithms, but it also gives us a generic toolbox for deriving
new algorithms from a more principled perspective rather than from scratch.

The online MDP setting we are considering was first defined and studied in the work of [9] and [33],
which deals with MDPs with arbitrarily varying rewards. Like these authors, we assume a full information
feedback model and known stochastic state transition dynamics. (However, it should be pointed out
that these assumptions have been relaxed in some recent works — for example, [23] and [3] assume only
bandit-type feedback, while [1] prove regret bounds for MDPs with arbitrarily varying transition models
and cost functions. An extension of our framework to these settings is an interesting avenue for future
research.)

Our general approach is motivated by recent work of [27], which gives a principled way of deriving
online learning algorithms (and bounding their regret) from a minimax analysis. Of course, many online
learning algorithms have been developed in various settings over the past few decades, but a comprehen-
sive and systematic treatment was still lacking. Starting from a general formulation of online learning as
arepeated game between a learner and an adversary, [27] analyze the minimax value of this online learn-
ing game. It was known before [26] that one could derive sublinear non-constructive upper bounds on
the minimax value. However, algorithm design was done on a case-by-case basis, and a separate analysis
was needed in each case to derive performance guarantees matching these upper bounds. The work of
[27] bridges this gap between minimax value analysis and algorithm design: They have shown that, by
choosing appropriate relaxations of a certain recursive decomposition of the minimax value, one can
recover many known online learning algorithms and give a general recipe for developing new ones. In
short, the framework proposed by [27] can be used to convert an upper bound on the value of the game
into an algorithm.

Our main contribution is an extension of the framework of [27] to online MDPs. Since online learning
problems are studied in a state-free setting, it is not straightforward to generalize the ideas of [27] to the
case when the system has a state, and the technical nature of the arguments involved in online MDPs
is significantly heavier than their state-free counterpart. We formulate the online MDP problem as a
two-player repeated game and study its minimax value in the presence of state variables. We introduce
the notion of an online MDP relaxation and show how it can be used to recover existing methods and
to construct new algorithms. More specifically, we use Poisson inequalities for MDPs [22] to move from
a state-dependent setting to a state-free one. As a consequence, each possible state value is associated
with an individual online learning algorithm. We show that the algorithm proposed by [9] arises from
a particular relaxation, and we also derive a new algorithm in the spirit of [33] which exhibits improved
regret bounds.



The remainder of the report is organized as follows. We close this section with a brief summary of our
results and frequently used notation. Section 3 contains precise formulation of the online MDP problem
and points out the general idea and major challenges. Section 4 describes our proposed framework and
contains the main result. Section 5 shows the power of our framework by recovering an existing method
proposed in [9] and further derives a new algorithm using the framework. Section 6 contains discussion
about future research. Proofs of all intermediate results are relegated to the Appendix.

2.1 Asummary of results

We start by recasting an MDP with arbitrary costs as a one-sided stochastic game, where an agent who
wishes to minimize his long-term average cost is facing a Markovian environment, which is also affected
by arbitrary actions of an opponent. A stochastic game [31] is a repeated two-player game, where the
state changes at every time step according to a transition law depending on the current state and the
moves of both players. Here we are considering a special type of a stochastic game, where the agent
controls the state transition alone and the opponent chooses the cost functions. By “one-sided”, we mean
that the utility of the opponent is left unspecified. In other words, we do not need to study the strategy
and objectives of the opponent, and only assume that the changes in the environment in response to the
opponent’s moves occur arbitrarily. As a result, we simply model the opponent as the environment.

A popular and common objective in such settings is regret minimization. Regret is defined as the
difference between the cost the agent actually incurred, and what could have been incurred if the agent
knew the observed sequence of cost functions in advance. We will give the precise definition of this regret
notion in Section 3. We start by studying the minimax regret, i.e., the regret the agent will suffer when
both the agent and the environment play optimally. By applying the theory of dynamic programming for
stochastic games [31], we can give the minimax strategy for the agent that achieves minimax regret. It
can be interpreted as choosing the best action that takes into account the current cost and the worst case
future. Unfortunately, this minimax strategy in general is not computationally feasible due to the fact
that the number of possible futures grows exponential with time. The idea is to find a way to approximate
the term that represents the “future” and derive near-optimal strategy that is easy to compute using the
approximation.

Our main contribution is a construction of a general procedure for deriving algorithms in the online
MDP setting. More specifically:

1. Just as in the state-free setting considered by [27], we argue that algorithms can be constructed
systematically by first deriving a sequence of upper bounds (relaxations) on a quantity called se-
quential Rademacher complexity, and then plugging these upper bounds into a recursively defined
system of inequalities (called the admissibility conditions).

2. Once a relaxation and an algorithm are derived in this way, we give a general regret bound of that
algorithm as follows:

Expected regret < Relaxation + Stationarization error.

The first term on the right-hand side of the above inequality is related to the derived relaxation,
while the second term is an approximation error that results from approximating the Markovian
evolution of the underlying process by a simpler steady-state using a procedure we refer to as sta-
tionarization. The first term can be analyzed using essentially the same techniques as the ones
employed by [27], with some modifications; by contrast, the second term can be handled using
only Markov chain methods. This approach significantly alleviates the technical burden of prov-
ing a regret bound as in the literature before our work.



3. Using the above procedure, we recover an existing method proposed in [9], which achieves O(v/T)
expected regret against the best stationary policy. We show that our derived relaxation gives us the
same exponentially weighted average forecaster as in [9] and leads to the same regret bound.

4. We also derive a new algorithm using our proposed framework and argue that, while this new
algorithm is similar in nature to the work of [33], it has several advantages — in particular, better
scaling of the regret with the horizon T.

2.2 Notation

We will denote the underlying finite state space and action space by X and U, respectively. The set of all
probability distributions on X will be denoted by 22(X), and the same goes for U and 22(U). A matrix P =
[P(u]x)] xex,ueu With nonnegative entries, and with the rows and the columns indexed by the elements of
U and X respectively, is called Markov (or stochastic) if its rows sum to one: Y,y P(u|x) =1,¥Vx € X. We
will denote the set of all such Markov matrices (or randomized state feedback laws) by .4 (U|X). Markov
matrices in .4 (U|X) transform probability distributions on X into probability distributions on U: for any
pe?(X) and any P € 4 (U|X), we have

pP(w) = Y p(x)Pulx), VYuel.

xeX

The same applies to Markov matrices on X and to their action on the elements of 22(X).

The fixed and known stochastic transition kernel of the MDP will be denoted throughout by K — that
is, K(y|x, u) is the probability that the next state is y if the current state is x and the action u is taken. For
any Markov matrix (randomized state feedback law) P € .# (U|X), we will denote by K (y|x, P) the Markov
kernel

K(ylx,P) = Y K(ylx, u)P(ulx).

uel

Similarly, for any v € 22(U),

Kylx,v) £ Y K(ylx, u)v(u)

ueU

(this can be viewed as a special case of the previous definition if we interpret v as a state feedback law
that ignores the state and draws a random action according to v). For any py € 22(X) and P € .4 (U|X),
1 ® P denotes the induced joint state-action distribution on X x U:

©® P(x,u) = u(x)P(ulx), V(x,u) e XxU.

We say that P is unichain (18] if the corresponding Markov chain with transition kernel K(:|-, P) has a
single recurrent class of states (plus a possibly empty transient class). This is equivalent to the induced
kernel K (-|P) having a unique invariant distribution 7 p [29].

The total variation (or L;) distance between v1,v, € 22(U) is

A
Ivi=valli £ Y vi(w) = va(w)l.
uel

It admits the following variational representation:

Ivi—=valli= sup [(vi, ) —(va, ], 1
Filfleos1



where the supremum is over all functions f : U — R with absolute value bounded by 1, and we are using
the linear functional notation for expectations:
v, H=EI[f1= ) vwf(w.
uel

The Kullback-Leibler divergence (or relative entropy) between v, and v, [8] is

V1 .
vi(u)lo if supp(vy) € supp(vy)
Doalve 2 ] 2" 1By TEUPPOVD) SsuppCvz
+00 otherwise

where supp(v) £ {u € U : v(u) > 0} is the support of v. Here and in the sequel, we work with natural
logarithms. The same applies, mutatis mutandis, to probability distributions on X.

We will also be dealing with binary trees that arise in symmetrization arguments, as in [27]: Let A
be an arbitrary set. An #-valued tree h of depth d is defined as a sequence (hy,...,h;) of mappings
h;: {+1}/7' - #fort=1,2,...,d. Given a tuple € = (e1,...,€4) € {+1}4, we will often write h,(¢) instead
of hy(e1:4-1).

3 Problem formulation

We consider an online MDP with finite state and action spaces X and U and transition kernel K(y|x, u).
Let & be a fixed class of functions f: X x U — R, and let x € X be a fixed initial state. Consider an agent
performing a controlled random walk on X in response to signals coming from the environment. The
agent is using mixed strategies to choose actions, where a mixed strategy is a probability distribution
over the action space. The interaction between the agent and the environment proceeds as follows:
Xi=x
fort=1,2,...,T
The agent observes the state X; and selects a mixed strategy P; € 22(U)
The environment selects f; € & and announces it to the agent
The agent draws an action U; from P; and incurs one-step cost f;(X;, Uy).
The system transitions to the next state X;.; ~ K(-| Xy, Uy)
end for

Here, T is a fixed finite horizon. We assume throughout that the environment is oblivious (or open-loop),
in the sense that the evolution of the sequence {f;} is not affected by the state and action sequences
{X:} and {U;}. We view the above process as a two-player repeated game between the agent and the en-
vironment. At each ¢ = 1, the process is at state X; = x;. The agent observes the current state x; and
selects the mixed strategy P;, where P;(u|x;) = Pr{U; = u|X; = x;}, based on his knowledge of all the
previous states and current state x’ and the previous moves of the environment f*~! = (f},..., fi_1).
After drawing the action U; from P, the agent incurs the one-step cost f;(X;, U;). Adopting game-
theoretic terminology [4], we define the agent’s closed-loop behavioral strategy as atupley = (y1,...,YT1),
where v, : X! x 71 — g2(U). Similarly, the environment’s open-loop behavioral strategy is a tuple
f =(f1,...,fr). Once the initial state X; = x and the strategy pair (y, f) are specified, the joint distri-
bution of the state-action process (X', U7) is well-defined.

Let 4y = 4 (U|X) < 4 (U|X) denote the subset of all Markov policies P, for which the induced state
transition kernel K(-|-, P) has a unique invariant distribution 7 p € 22(X). The goal of the agent is to min-
imize the expected steady-state regret

T

RV 2 v X, U) - inf E
X X ,;lft( t t) Plelzﬂo

T
Y filX, U)] } )
=1



where the outer expectation [E?;’f is taken w.r.t. both the Markov chain induced by the agent’s behavioral
strategy y (including randomization of the agent’s actions), the environment’s behavior strategy f, and
the initial state X; = x. The inner expectation (after the infimum) is w.r.t. the state-action distribution
7mp ® P(x,u) = mp(x)P(ulx), where np denotes the unique invariant distribution of K(:|-, P). The regret
R};’f can be interpreted as the gap between the expected cumulative cost of the agent using strategy
v and the best steady-state cost the agent could have achieved in hindsight by using the best stationary
policy P € ./, (with full knowledge of f = f7). This gap arises through the agent’s lack of prior knowledge
on the sequence of cost functions.

Here we consider the steady-state regret, so that the expectation w.r.t. the state evolution in the com-
parator term [E [Zthl fi(X, U)] is taken over the invariant distribution 7 p instead of the Markov transition
law K (-|-, P) induced by P. Under the additional assumptions that the cost functions f; are uniformly
bounded and the induced Markov chains K(:|-, P) are uniformly exponentially mixing for all P € .4 (U|X),
the difference we introduce here by considering the steady state is bounded by a constant independent
of T [9, 33], and so is negligible in the long run. In our main results, we only consider baseline poli-
cies in ./ that are uniformly exponentially mixing, so we restrict our attention to the steady-state regret
without any loss of generality.

3.1 Minimax value

We start our analysis by studying the value of the game (the minimax regret), which we first write down
in strategic form as

T
Y filX, Uy - ‘P(f)] , 3)

V(x) £ infsup R}C"f =infsup [E};’f
Y f Y f =1

where we have introduced the shorthand ¥ for the comparator term:

V()£ inf E
D=,

T
Y XD
t=1

In operational terms, V (x) gives the best value of the regret the agent can secure by any closed-loop be-
havioral strategy against the worst-case choice of an open-loop behavioral strategy of the environment.
However, the strategic form of the value hides the timing protocol of the game, which encodes the infor-
mation available to the agent at each time step. To that end, we give the following equivalent expression
of V(x) in extensive form:

Proposition 1 The minimax value (3) is given by

V(x) =infsup...infsupE
Pg Pr g,
Proof: See Appendix A. |
From this minimax formulation, we can immediately get an optimal algorithm that attains the minimax
value. To see this, we give an equivalent recursive form for the value of the game. Forany r € {0,1,..., T -
1}, any given prefix f* = (fi,..., f;) (where we let f° be the empty tuple e), and any state X;;; = x, define
the conditional value

T
Y fi(Xe, Up) = Y( f)] . 4)

t=1

f uel
Vrx, fH 2 -w(f). (5b)

Vz(x,ff)éveigg(fu)sup{ Y fluvw) +E VM(Y,fl,...,ft,f)(x,v]}, t=T-1,...,0 (5a)



Remark 1 Recursive decompositions of this sort arise frequently in problems involving decision-making
in the presence of uncertainty. For instance, we may view (5) as a dynamic program for a finite-horizon
minimax control problem [6]. Alternatively, we can think of (5) as applying the Shapley operator [31] to
the conditional value in a two-player stochastic game, where one player controls only the state transi-
tions, while the other player specifies the cost function. A promising direction for future work is to derive
some characteristics of the conditional value from analytical properties of the Shapley operator.

From Proposition 1, we see that V(x) = V;(x, e). Moreover, we can immediately write down the minimax-
optimal behavioral strategy for the agent:

veZ ) feZF | ueU

y”l(x,ft) :argminsup{ Z flx,u)v(u)+E Vt+1(Y,f1,...,f[,f)‘x,v] }, t=0,...,T—1.

Note that the expression being minimized is a supremum of affine functions of v, so it is a lower-
semicontinuous function of v. Any lower-semicontinuous function achieves its infimum on a compact
set. Since the probability simplex 22(U) is compact, we are assured that a minimizing v always exists.
Using the above strategy at each time step, we can secure the minimax value in the worst-case scenario.
Note also that this strategy is very intuitive: it balances the tendency to minimize the present cost against
the risk of incurring high future costs. However, with all the future infimum and supremum pairs in-
volved, computing this conditional value is intractable. As a result, the minimax optimal strategy is not
computationally feasible. The idea is to give tight bounds of the conditional value, which can be mini-
mized to form a near-optimal strategy. We address this challenge by developing computable bounds for
the conditional value functions, choosing a strategy based on these bounds. In general, tighter bounds
yield lower regret and looser bounds are easier to compute, and various online MDP methods occupy
different points in this domain.

In the spirit of [27], we come up with approximations of the conditional value V;(x, f*) in (5). We say
that a sequence of functions V; : X x &' — R is an admissible relaxation if

uel

Vilx, fH = ig(fu)sup{ Y. fx,wvw +[E[Vm(Y,fl,...,ft,f)lx,V]}, t=T-1,...,0 (6a)
VE. f
Vrlx, f1y == (f). (6b)

We can associate a behavior strategy ¥ to any admissible relaxation as follows:

?t(x,ft_l) - argminsup{ Z flx,u)v(u)+E V[(Y,fl,...,ft_l,f)‘x,v] }
ve2U) feZ |ueU

Proposition 2 Given an admissible relaxation {Vt}[TZO and the associated behavioral strategy ¥, for any
open-loop strategy of the environment we have the regret bound
Rz,f _ [Ezc’,f

T
Y [iX, U)=¥(H)| < Vo).

t=1

Proof: See Appendix B. |
Based on the above sequential decompositions, it suffices to restrict attention only to Markov strategies
for the agent, i.e., sequences of mappings y; : X x ! — 2(U) for all t, so that U, is conditionally
independent of X*~!, U*"! given X;, f*~!. From now on, we will just say “behavioral strategy” and really
mean “Markov behavioral strategy.” In other words, given X;, f*~!, the history of past states and actions
is irrelevant, as far as the value of the game is concerned.



Remark 2 What happens if the environment is nonoblivious? [33] gave a simple counterexample of an
aperiodic and recurrent MDP to show that the regret is linear in T regardless of the agent’s policy when
the opponent can adapt to the agent’s state trajectory. We can gain additional insight into the challenges
associated with an adaptive environment from the perspective of the minimax value. In particular, an
adaptive environment’s closed-loop behavioral strategy is 8 = (61,...,67) with §; : X’ x U? -1 . (%), and
the corresponding regret will be given by

T T
2| Y A XUy - | <EV? th(xt,UmvT(Xm,fT)]
t=1 =1
s | y,8 = T
=EX° | Y filXe, U | +EL° [ fr(Xr, Up) + Vr(Xrir, f1)).
t=1

Let’s analyze the last two terms:

EV? [ fr (X, Up) + Vi (Xran, £1)]

=[xt an [ purter, Y e un €[ T (Xran )5
XT,FT u

In the above conditional expectation, f may depend on the entire x”, so we cannot replace this condi-

tional expectation by E[:|x7,y7(x7)]. This implies we cannot get similar results as in Proposition 2 in a
fully adaptive environment.

3.2 Major challenges

From Proposition 2, we can see that we can bound the expected steady-state regret in terms of the chosen
relaxation. Ideally, if we construct an admissible relaxation by deriving certain upper bounds of the con-
ditional value and implement the associated behavioral strategy, we obtain an algorithm that achieves
the regret bound corresponding to the relaxation. In principle, this gives us a general framework to de-
velop low-regret algorithms for online MDPs. However, with an additional state variable involved, it is
difficult to derive admissible relaxations V;(x, f*) to bound the conditional value. The difficulty stems
from the fact that now the current cost depends not only on the current action, but also on past actions.
Our plan is to first find a way to reduce this setting to a simpler setting where there is no Markov dy-
namics involved, and the agent only has to choose actions. Then we will be able to incorporate the ideas
of [26, 27] into our simpler setting. More specifically, using Rademacher complexity tools introduced
by [26, 27], we can derive algorithms in the simpler static setting and then transfer them to the original
problem. In the same vein, we will also prove a general regret bound for the derived algorithms. Thus
we will have a general recipe for developing algorithms and showing performance guarantees for online
MDPs.

4 The general framework for constructing algorithms in online MDPs

Asmentioned in the above section, the main challenge to overcome is the dependence of the conditional
value in (6) on the state variable. Our plan is to reduce the original online MDP problem to a simpler one,
where there is no Markov dynamics, and the agent only has to choose actions.

We proceed with our plan in several steps. First, we introduce a stationarization technique that will
allow us to reduce the online MDP setting to a simpler setting without Markov dynamics. This effectively
decouples current costs from past actions. Note that this reduction is fundamentally different from just
naively applying stateless online learning methods in an online MDP setting, which would amount to a
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very poor stationarization strategy with larger errors and consequently large regret bounds. In contrast,
our proposed stationarization performs the decoupling with minimal loss in accuracy by exploiting the
transition kernel, yielding lower regret bounds. We then state a new admissibility condition for relax-
ations that differs from (6) in that there is no conditioning on the state variable. The advantage of work-
ing with this new type of relaxation is that the corresponding admissibility conditions are much easier
to verify. The main result of this section is that we can apply any algorithm derived in the simpler static
setting to the original dynamic setting and automatically bound its regret.

4.1 Stationarization

Our stationarization technique makes use of Poisson inequalities for MDPs [22] to bound the regret de-
fined in (2) in terms of a different function as opposed to the one-step cost function f.

As before, we let K denote the fixed and known transition law of the MDP. Following [9] and [33], we
assume that K is a unichain model, i.e., K(:|-, P) is unichain for any choice of P € .# (U|X) — see Sec-
tion 2.2 for definitions. Thus, every state feedback law P € .4 (U|X) belongs to .#. For future reference,
we record the following crucial consequence of the unichain assumption: There exists a finite constant
7 > 0 such that for all Markov policies P € .# (U|X) and all distributions y, u» € 2(X),

Il KCIP) = 2K CIP) Iy < e VP s = pally, )

where K(:|P) € .4 (X|X) is the Markov matrix on the state space induced by P. In other words, the col-
lection of all state transition laws induced by all Markov policies P is uniformly mixing. Here we assume
thatt = 1.

Remark 3 The unichain assumption is rather strong, since it places significant simultaneous restric-
tions on an exponentially large family of Markov chains on the state space (each chain corresponds to
a particular choice of a deterministic state feedback law, and there are |U|IXI such laws). It is also diffi-
cult to verify, since the problem of determining whether an MDP is unichain is NP-hard [32]. [3] relax
the unichain assumption in a different way by considering deterministic state transition dynamics and
weakly communicating structure, under which it is possible to move from any state to any other state
under some policy. Although it is not clear yet if we can derive positive results with stochastic state tran-
sition dynamics and weakly communicating structure, putting weaker assumption on state connectivity
is our goal in the future.

Consider now a behavioral strategy y = (y1,...,y7) for the agent. For a given choice f = (fi,..., fr) of
costs, the following objects are well-defined:

PZ‘f € 4 (U|X) — the Markov matrix that governs the conditional distribution of U; given X, i.e.,

PV (i) = [yi(x, £17H] (w);

/ﬂ;’f € 2 (X) — the distribution of X;;

K Z’f € 4 (X|X) — the Markov matrix that describes the state transition from X; to X;,1, i.e.,

K" (y1x) = K(ylx, PPy = Y K(ylx, w) PV () );
u

n}"f € 22(X) — the unique stationary distribution of Kzf’f , satisfying n’;’f = n’t”f K}”f

tence and uniqueness are guaranteed by virtue of the unichain assumption;

, where exis-

11



. n’t"f = (n’t”f ® P?:’f , ft) — the steady-state cost at time ¢.

Moreover, for any other state feedback law P € .# (U|X), we will denote by n}t)’f

(mp ® P, f;), where mp is the unique invariant distribution of K(-|-, P).
It will be convenient to introduce the regret w.r.t. a fixed P € .4 (U|X) with initial state X; = x

the steady-state cost

Foon o erf | w L pf
RV P £EX | Y X, U= n,
t=1

=1

MH

(Wl e Pl fy— B £,

=1

as well as the stationarized regret

= £ o1t

Y|t e P fo - e n fo].
Using (1), we get the bound

f - 4 Foorf
RV (P < RYT(P)+ Y I felloollpeh ™ =2V 1y ®8)
t=1

The key observation here is that the task of analyzing the regret Rz’f (P) splits into separately upper-
bounding the two terms on the right-hand side of (8): the stationarized regret RY'f(P) and the stationar-
ization error Z 1 I ftllooll u n’t"f [l using Markov chain techniques.

In order to analyze the stationarized regret, we introduce the reverse Poisson inequality. Fix a Markov
matrix P € 4 (U|X) and let 7p € 22(X) be the (unique) invariant distribution of K(:|-, P). Then we say that
Q : X x U — R satisfies the reverse Poisson inequality with forcing function g: X x U — R if

E[é(Y,P)jx, u|-Qlx,u) = -gx,w) + rp®Pg),  VixueXxU ©)
where

Q,P)= Y Puly)Qly, u)

uelU

and E[-|x, u] is w.r.t. the transition law K(y|x, u). We should think of this as a relaxation of the Poisson
equation [22], i.e., when (9) holds with equality. The Poisson equation arises naturally in the theory of
Markov chains and Markov decision processes, where it provides a way to evaluate the long-term average
cost along the trajectory of a Markov process. We are using the term “reverse Poisson inequality” to dis-
tinguish (9) from the Poisson inequality, which also arises in the theory of Markov chains and is obtained
by replacing = with < in (9) [22]. Here we impose the following assumption that we use throughout the
rest of the report:

Assumption 1 For any P € /#(U|X) and any f € &, there exists some OP, f: XxU — R that solves the
reverse Poisson inequality for P with forcing function f. Moreover,

LX,U,%) 2 sup suplQpflleo <o0.
Pelt(UIX) feF
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Remark 4 In Section 5, we will show this assumption is automatically satisfied under an additional con-
dition of uniform ergodicity.

The main consequence of the reverse Poisson inequality is the following:

Lemma 1 (Comparison principle) Suppose that Q satisfies the reverse Poisson inequality (9) with forcing
function g. Then for any other Markov matrix P' we have

(np®Pg —(mp®P,g) <Y mp ()Y [Pulx)Q(x,w) — P'(ul)Q(x, w)]

Proof: See Appendix C. |
Armed with this lemma, we can now analyze the stationarized regret RYf (P): suppose that, for each ¢,
@”f satisfies reverse Poisson inequality for P}”f
principle to get

with forcing function f;. Then we apply the comparison

<Y np) (Z PYT w0 QY (x, u) - Pul) QY (x, u)) .
X u
This in turn yields

vy < a vof o AL Ar.f
RYT (P <Y mp0) ) (X P]T (ulx) QY (x, ) - P(ulx)QF (x, u)
X =1

u

T
+ Y I filloollu? ™ =T,
t=1

Note that @zf depends functionally on P}”f and on f;, which in turn depend functionally on f’ but

noton f;41,..., fr. This ensures that any algorithm using @}’f respects the causality constraint that any
decision made at time ¢ depends only on information available by time ¢.

Focusing on stationarized regret and upper-bounding it in terms of the Q-functions is one of the key
steps that lets us consider a simpler setting without Markov dynamics. The next step is to define a new
type of relaxation with an accompanying new admissibility condition for this simpler setting. That is, we
will find a relaxation and admissibility condition for the stationarized regret rather than for the expected
steady-state regret directly. A new admissibility condition is needed because we have decoupled current
costs from past actions, which makes the previous admissibility condition (6) inapplicable. The new ad-
missibility condition is similar to the one in [27], which was derived in a stateless setting. The difference
is that we are still in a state-dependent setting in the sense that the new type of relaxation is indexed by
the state variable. Now instead of having a Markov dynamics that depends on the state, we consider
all the states in parallel and have a separate algorithm running on each state. The interaction between
different states is generated by providing these algorithms with common information that comes from
actual dynamical process. Thus, starting from this new admissibility condition, we further construct
algorithms using relaxations and then use Lemma 1 to bound the regret of these algorithms.

4.2 A new admissibility condition and the main result

Now we are in a position to pass to a simpler setting without Markov dynamics. Instead, we associate
each state with a separate game. Within each game, the agent chooses an action and observes a signal
from the environment, and the current cost in each state is independent from the past actions taken in
that state. The signal generated by the environment is the Q-function mentioned above in Assumption 1.
Although here we don't use the one-step cost functions f; as the signal, we know that the Q-functions
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actually contain payoff-relevant information on f;. From this perspective, the environment choose one-
step cost functions f; is equivalent to letting the environment choose the corresponding Q-functions.

To proceed, we need to introduce a new type of relaxation with a new admissibility condition. The
reason is that the relaxation V defined in (6) is a sequence of functions with a state variable, and the state
is changing at every time step according to the state transition dynamics and the agent’s action. If we
view the interaction between the agent and the environment as a stochastic game, then the relaxation
is indeed a sequence of upper bounds on the conditional values of this game. However, after stationar-
ization, we end up with a family of relaxations indexed by the state variable — for each state, we have
a separate online learning game, and we have a separate relaxation for each of these online learning
games. Consequently, there is no Markov dynamics involved in each of the new relaxations. The new
relaxation at each state x € X, which we will denote by {Wx}tT: 1» is a sequence of upper bounds on the
conditional value of the corresponding online learning game. We define such a relaxation as follows.

For each x € X, let # denote the class of all functions &, : U — R for which there exist some P €
4 (U|X) and f € &%, such that

hew) =Qpp(x,w),  Yuel.

We say that a sequence of functions W, ; : #! — R, t=0,..., T, is an admissible relaxation at state x if the
following condition holds for any hy 1, ..., hy, T € #x:

T
o p
Wirthe) 2 = inf Ey-y ;hx,t(U) : (10a)
Wy (hY) = inf sup {Egy[h()]+ Wy (Bl Ry},  t=T-1,...,0. (10b)
VE‘O},(U)hXEJfX

Given such an admissible relaxation, we can associate to it a behavioral strategy

7.6, £ = PP (|x) = argmin sup {Ey-y e (U)] + W, (5, hy)}
veP(U) hyeHfy

hi=Q" (9, VyeX.

(Even though the above notation suggests the dependence of hy,; on the T-tuples y and f, this depen-
dence at time ¢ is only w.r.t. ! and f7, so the resulting strategy is still causal). The relaxation {T/V,C}IT:1
at state x is a sequence of upper bounds on the conditional value of the online learning game associ-
ated with that state. In this game, at time step ¢, the agent chooses actions u; € U and the environment
chooses function hy ; € /. Although this relaxation is still state-dependent, there is no Markov dynam-
ics involved here, which means that now the state-free techniques of [27] can be brought to bear on the
problem of constructing algorithms and bounding their regret. Specifically, we derive a separate relax-
ation {WX}[T:1 and the associated behavioral strategy for each state x € X. Then we assemble these into
an overall algorithm for the MDP as follows: if at time ¢ the state X; = x, the agent will choose actions
according to the corresponding behavioral strategy 7;(x,-). Note that although the agent’s behavioral
strategy switches between different relaxations depending on the current state, the agent still needs to
update all the h-functions simultaneously for all the states. This is because the computation of the k-
functions (in terms of the Q functions) requires the knowledge of the behavioral strategy at other states.
In other words, the algorithm has to keep updating all the relaxations in parallel for all states.
Under the constructed relaxation, we state our main result:

Theorem 1 Suppose that the MDP is unichain, the environment is oblivious, and Assumption 1 holds.
Then, for any family of admissible relaxations given by (10) and the corresponding behavioral strategy ¥,
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we have

. N T N .
RV =0T |Y i, Uun-w(H)| = sup Y ap@Wio+Cs Y Il =l 7y (11)

T
t=1 Pe#(UIX) x t=1

where Cz =sup g |l flloo-

Proof: See Appendix D. |
This general framework gives us a recipe for deriving algorithms for online MDPs. First, we use sta-
tionarization to pass to a simpler setting without Markov dynamics. Here we need to find Q; functions
satisfying (9) with forcing function f; at each time ¢. In this simpler setting, we associate each state with
a separate online learning game. Next, we derive appropriate relaxations (upper bounds on the condi-
tional values) for each of these online learning games. Then we plug the relaxation into the admissibility
condition (10) to derive the associated algorithm. This algorithm in turn gives us a behavioral strategy for
the original online MDP problem, and Theorem 1 automatically gives us a regret bound for this strategy.
We emphasize that, in general, multiple different relaxations are possible for a given problem, allowing
for a flexible tradeoff between computational costs and regret.

We have reduced the original problem to a collection of standard online learning problems, each of
which is associated with a particular state. We proceed by constructing a separate relaxation for each of
these problems. Because we have removed the Markov dynamics, we may now use available techniques
for constructing these relaxations. In particular, as shown by [26], a particularly versatile method for
constructing relaxations relies on the notion of sequential Rademacher complexity (SRC).

5 Example derivations of explicit algorithms using our framework

The algorithms derived using our general framework belongs to a class of algorithms called expert advice
algorithm [7]. Expert advice algorithm is a well-known method that combines the recommendation of
several individual “experts” into another strategy of choosing actions. Every expert is assigned a “weight”
indicating how much the agent trusts that expert, based on the previous performance of the experts. The
weights direct the agent with regard to which expert to follow at the next time step. The most popu-
lar algorithm for the expert advice framework is the Randomized Weighted Majority algorithm (RWM),
sometimes called Hedge. RWM maintains a set of weights over experts and updates these weights multi-
plicatively. It has an alternative interpretation from a regularization perspective. It has been shown that
the weights chosen by this RWM algorithm minimize a combination of empirical cost and an entropic
regularization term. This observation makes RWM algorithm a special case of a broader class of algo-
rithms known as follow the regularized leader (FRL) algorithms [30]. In order to add some stability, RWM
induces high entropy, which leads to more uniform weights. The algorithms we derive in this section are
examples in which RWM algorithms are applied to each state.

5.1 Recovering an expert-based algorithm for online MDPs

Similar to our set-up, [9] consider an MDP with arbitrarily varying cost functions. The main idea of their
work is to efficiently incorporate existing expert-based algorithms [7, 20] into the MDP setting. For an
MDP with state space X and action space U, there are |U|X! deterministic Markov policies (state feedback
laws), which renders the obvious approach of associating an expert with each possible deterministic pol-
icy computationally infeasible. Instead, they propose an alternative efficient scheme that works by asso-
ciating a separate expert algorithm to each state, where experts correspond to actions and the feedback
to provided each expert algorithm depends on the aggregate policy determined by the action choices of
all the individual algorithms. Under a unichain assumption similar to the one we have made above, they
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show that the expected regret of their algorithm is sublinear in T and independent of the size of the state
space. Their algorithm can be summarized as follows:

Put in every state x an expert algorithm B,
fort=1,2,...do
Let P;(-|x;) be the distribution over actions of By,
Use policy P; and obtain f; from the environment
Feed By with loss function Qp, ,(x,) = E (X%, (filXi, U - nPrft)],
where E is taken w.r.t. the Markov chain induced by P; from the initial state x.
nf’f is the steady-state cost {(mp, ® Py, f;), where 7 p, is the invariant distribution of P;.
end for

As we show next, the algorithm proposed by [9] arises from a particular relaxation of the kind that was
introduced in the preceding section. For every possible state value x € X, we want to construct an admis-
sible relaxation that satisfies (10). Here we show that the relaxation can be obtained as an upper bound of
a quantity called conditional sequential Rademacher complexity, which is defined in [27] as follows. Let €
be a vector (€1,...,e7) of i.i.d. Rademacher random variables, i.e., Pr(e; = £1) = 1/2. For a given x € X, an
FCx-valued tree h of depth d is defined as a sequence (hy,...,h;) of mappings h; : {+ 1371 — #,, where
J€y is the function class defined in Section 4.2. Then the conditional sequential Rademacher complexity
at state x is defined as

T t
%x,t(h;)zsup[EgmrgE%x 2 ) eslhgy(Emr-1)] (W= ) hysw)|,  Yhie AL
h s=1

s=1+1

Here the supremum is taken over all .#f;-valued binary trees of depth T — ¢. The term containing the
tree h can be seen as “future", while the term being subtracted off can be seen as “past". This quantity is
conditioned on the already observed h’, while for the future we consider the worst possible binary tree.
As shown by [27], this Rademacher complexity is itself an admissible relaxation for standard (state-free)
online optimization problems; moreover, one can obtain other relaxations by further upper-bounding
the Rademacher complexity. As we will now show, because the action space U is finite and the functions
in Ay are uniformly bounded (Assumption 1), the following upper bound on %, ;(-) is an admissible
relaxation, i.e., it satisfies condition (10):

s=1

t
Wx,[(h_)tc) = Plog( Z €xp (_% Z hx,s(u))) + %(T_ t)L(X, U; g)zr (12)
uelU

where the learning rate p > 0 can be tuned to optimize the resulting regret bound. This relaxation leads
to an algorithm that turns out to be exactly the scheme proposed by [9]:

Proposition 3 The relaxation (12) is admissible and it leads to a recursive exponential weights algorithm,
specified recursively as follows: forall x € X, ue U

P(ulx) eXp(—%hx,t(u)) i eXp(—%Zﬁzl hx,s(u))
<Pt('|x);exp (_%hx,t)> B <V1,exp (_%25:1 hx,s)>

Prii(ulx) = , t=0,....,T-1 (13)

where v, is the uniform distribution on U.

Proof: See Appendix E. |
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The above algorithm works with any collection of Q functions satisfying the reverse Poisson inequalities
determined by the f;’s (recall Assumption 1). Here is one particular example of such a function — the
usual Q-function that arises in reinforcement learning and that was used by [9]. Recall our assumption
that every stochastic state feedback law P € .# (U|X) has a unique stationary distribution 7 p. For given
choices of P € 4 (U|X) and f € &, consider the function

Xi=x,U1=ul,

T
Qpy(x,w) = lim Ep Y fX,U)—(mpPf)
— t=1

where X; and U; are the state and action at time step ¢ after starting from the initial state X; = x, applying
the immediate action U; = u, and following P onwards. It is easy to check that GR 7(x, u) satisfies the
reverse Poisson inequality for P with forcing function f. In fact, it satisfies (9) with equality. We can also
derive a bound on the Q-function as a function of the mixing time 7. Let us first bound @P, £(x, P) where
P is used on the first step instead of u. For all ¢, let ,ui]; be the state distribution at time ¢ starting from x
and following P onwards. So we have

T T
Qrs(P) = lim Y [t @R = p@ P N)| = 1flloo 3. 16xP = 7pP" I
T0=] t=1

T

<2 flleo Y. e "
=1

<27 flloor

where the first inequality results from repeated application of the uniform mixing bound (7). Due to the
fact that the one-step cost is bounded by Cz = sup e # || f lloo, we have

Qpy(x,u) < Qpp(x, P) + f(x,1) — (Ui ® P f) < 21Cp + Cp < 31C.
We can now establish the following regret bound for the exponential weights strategy (13):

Theorem 2 Let L 2 L(X,U, %). Assume the state transition dynamics have a unichain structure. Then for
the relaxation (12) and the corresponding behavioral strategy ¥ given by (13) with an appropriate choice
of p, we have

Nlog|U| T
<2L,/2Tlog|U| + C57° %mcg.

Proof: See Appendix F. |
As we can see, this regret bound is consistent with the bound derived in [9]. Therefore, we have shown
that our framework, with a specific choice of relaxation, can recover their algorithm. The advantage
of our general framework is that we can analyze the part of the corresponding regret bound simply by
instantiating our analysis on specific relaxations, without the need of ad-hoc proof techniques applied
in [9].

. T
VS| Y fX, U - ()
=1

5.2 Anovel lazy RWM algorithm for online MDPs

In the preceding section, we used our framework to recover a particular policy for an online MDP that
relies on exponential weight updates. In this section, we derive a “lazy" version of that policy, which can
be interpreted as a lazy RWM algorithm. The starting point is to divide time into phases of increasing
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length, so that during each phase the agent applies a fixed state feedback law. The main advantage
of lazy strategies is their computational efficiency, which is the result of a looser relaxation and hence
suboptimal scaling of the regret with the time horizon.

We partition the set of time indices 1,2,... into nonoverlapping contiguous phases of (possibly) in-
creasing duration. The phases are indexed by m € N, where we denote the mth phase by 97, and its
duration by 7,,. We also define 97y, £ 97 U...UJ;, (the union of phases 1 through m) and denote its
duration by 71.;,. Let M < T denote the number of complete phases concluded before time T. Here we
need a describe a generic algorithm that works in phases:

Initialize at ¢ = 0 and phases 91,..., 9y st. Ty =T
For t € 97, choose u; uniformly at random over U
form=2,3,...
fort€ 9, do
if the process is at state x;, choose action u; randomly according to P, (u|x)
where P, (u|x) is the state feedback law only using information from phase 1 to m—1
end for
end for

Because in this section we work in phases instead of time steps, we need to provide an alternative
definition of relaxations and admissibility condition. For every state x € X, we denote by h}’ the 7,,-
tuple (hy s : s € 9,), and by hy 1., the T1.-tuple (hy 1, hy2,..., hyz,,,). For each x € X, we will say that a
sequence of functions /Wx,m :Jf; tm L R,m=1,...,M,is an admissible relaxation if

Z hx,t(U)]

Wx M(hx M) =— ln{U) Ey-v

Y. hys(U)

SET

Wy m(hy,1:m) = inf sup Ey~v
vePU) pme zetm

+ /Wx,m+1(hx,1:m, h;m—l)}, t=M-1,...,1

For a given state x, we also define the conditional sequential Rademacher complexity in terms of phases:

2 Z €j Z x,t(f)](u)—z Z hy.,s(u)

j=m+1 teg; i=1s€9;

%x,m(hx,l:m) =Ssup IEEm+1 v 11
h

Here the supremum is taken over all .#/-valued binary trees of depth M — m. In the preceding section,
we replaced the actual future induced by the infimum and supremum pairs in the conditional value by
the “worst future" binary tree, which involves expectation over a sequence of coin flips in every time
step. By contrast, in the above quantity we replace the real future by the “worst future" binary tree that
branches only once per phase. Now we can construct the following relaxation:

— 12 2LX,U,7)2 Y
Wx.m(hx,lzm) = plog( Z exp (__ Z Z hx,s(u))) + ¥ Z T?- (14)
ueU i=1seT;

j=m+1

The corresponding algorithm, specified in (15) below, uses a fixed state feedback law throughout each
phase:

Proposition 4 The relaxation (14) is admissible and it leads to the following Markov policy for phase m:
v (1) exp (—% Y e hx,s(”))
(vi,exp (-1 I T e ) )

Py m(ulx) = , (15)

where v, is the uniform distribution on U.
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Proof: See Appendix G. |
Now we derive the regret bound for (15):

Theorem 3 Let L £ L(X,U,%). Under the same assumptions as before, the behavioral strategy ¥ corre-
sponding to (15) enjoys the following regret bound:

2Cy M

L S
264 l;ft(xt,Ut)—\P(f) =2L ZlogIUIZIT%? (o
= l:

1/t°

Proof: See Appendix H. |

Our behavioral strategy (13) is a mixed strategy for choosing actions, and is essentially a randomized
weighted majority (RWM) algorithm developed in online learning. As a result, our recursive algorithm
(13) can be seen as a FRL algorithm. We add randomness automatically when choosing actions by using
a mixed strategy; effectively, we are using a FPL algorithm to choose actions. By presenting a “lazy"
version of that recursive algorithm, we derive a novel lazy FPL algorithm which is similar in spirit to the
algorithm in [33].

[33] also consider a similar model where the decision-maker has full knowledge of the transition
kernel and the costs are chosen by an adversary. They propose an algorithm for MDPs with arbitrarily
changing costs that achieves sublinear regret based on the oblivious opponent assumption. Their al-
gorithm computes and changes policy periodically according to a perturbed version of the empirically
observed cost functions, and follows the computed stationary policy for increasingly long time intervals.
As a result, their algorithm has diminishing computational effort per time step and is computationally
more efficient than that of [9]. [33] call their algorithm the lazy FPL algorithm.

Although our new algorithm is similar in nature to the algorithm presented in [33], our method has
several advantages. First, in the algorithm of [33], the policy computation at the beginning of each phase
requires solving a linear program and then adding a carefully tuned random perturbation to the solu-
tion. As a result, the performance analysis in [33] is rather lengthy and technical (in particular, it invokes
several advanced results from perturbation theory for linear programs). By contrast, we can analyze the
part of the corresponding regret bound simply by instantiating our analysis on specific relaxations, and
we don’t need to add additional randomization, which renders our proof much less technical. Second,
the regret bound of Theorem 3 shows that we can control the scaling of the regret with T by choosing the
duration of each phase. By contrast, the algorithm of [33] relies on a specific choice of phase durations
in order to guarantee that the regret is sublinear in T and scales as O(T3'%). We show that if the horizon
T is known in advance, then it is possible to choose the phase durations to secure O(T?'3) regret, which
is better than the O(T3’*) bound derived by [33].

Corollary 1 For a given horizon T, the optimal choice of phase lengths is T''3, which gives the regret of
O(T2/3).

Proof: See Appendix I. |

6 Conclusions

We provide a unified viewpoint on the design and the analysis of online MDPs algorithms which is an
extension of a general relaxation-based approach of [26] to a certain class of stochastic game models. We
showed that an algorithm previously proposed by [9] naturally arises from our framework via a specific
relaxation. Moreover, we showed that one can obtain lazy strategies (where time is split into phases, and
a different stationary policy is followed in each phase) by means of relaxations as well. In particular, we
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have obtained a new strategy, which is similar in spirit to the one previously proposed by [33], but with
several advantages, including better scaling of the regret.

A Proof of Proposition 1

The agent’s closed-loop behavioral strategy y is a tuple of mappings y; : F'! — 2(U),1 < ¢ < T; the
environment’s open-loop behavior strategy f is a tuple of functions (fi, ..., fr) in &. Thus,

T
V(x) =infsup EXT | Y fX, U - () }
f

t=1

T
= inf...infsup...sup ELV-Y o fT Y ilXn, U =P(f)].
71 Yrof fr t=1

We start from the final step T and proceed by backward induction. Assuming vyy,...,yr—1 were already
chosen, we have

T-1 -1 -1
inf sup £/ 77/ ’fT{ Y X, Up] + frXr, Ur) —‘P(fT)}
YT fifr =1

7-1 g7 [L=1 T-1 T-1
=inf sup sup{[E}; f ( Z [ft(Xt, Ut)]) + [EZ Yo [fT(XT, Ur)— \Il(fT)] }
Yr foeofro1 fr =1

-1 g7 [T=1 T-1 -1
=inf sup {[EZ ! (Z [ft(Xt,Ut)])+sup 34 Yo [fT(XT,UT)—\IJ(fT)]}
Yr flv-"rfT—l =1 fT

-1 pr [T=] T-1 -1
= sup <EX 7 Y [filX, Up]|+ inf  sup EY Yo [ fr(XT,Ur) _\y(fT)] ]
Jrrefro1 t=1 Pr(UrlXr) £,

The last step is due to the easily proved fact that, for any two sets A, B and bounded functions g; : A — R,
g8 :AxB—R,

y:}‘ln—t:B sup {g1(a) + g2(a,y(a)} = sup | g1 (a) + 5215 g(a,b)

(see, e.g., Lemma 1.6.1 in [5]). Proceeding inductively in this way, we get (4).
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B Proof of Proposition 2

The proofis by backward induction. Starting at time T and using the admissibility condition (6), we write

26

T
Y (X, Up) - ‘I’(f)]
t=1

=N T
<EVT | Y £i(X U + Ve (Xpa, fT)]
t=1

. T-1 -
=2 | Y i, U |+ [ fr Ger, Up) + Ve (X, £7))
t=1

i T-1
= | Y filXe Ut)]

t=1

+ZHT(XT){ > frierw [Frlxrn, £ @) +[E[VT(XTH,fT)|xT,77T(xT,fT_1)]}
Xr uel

< [E}C”f

t=1

T-1
Y filXe, U + Vi (X, f“)] :

where ur € 22(X) denotes the probability distribution of X7. The last inequality is due to the fact that ¥
is the behavioral strategy associated to the admissible relaxation {V;} tT:(y Continuing in this manner, we
complete the proof.

C ProofofLemmal

Let us take expectations of both sides of (9) w.r.t. 7p ® P':

(Tp® P~ (p ® P, g) < Exyep {EIQY, P)IX, Ul - Q(X, D}

= ¥ 7o ()P w0 {EIQUY, P)lx, 1) - Qlx, )}
x,u

=Y wp ()P (uXEQY,P)|x,ul -y (Z e (YK (xly, P') | P/ (ulx)Q(x, w)

xX,u xu\y

where in the third step we have used the fact that 7 p: is invariant w.r.t. K(-|-, P'). Then we have

xul\y

Y 7p (x) P (ul)EIQ(Y, P)|x, ul — ) (an, (MK (xly, P’)) P'(ulx)Q(x, u)
=) 7pi(x) {ZP’(um[E[G(Y, P)lx,ul - Y K(ylx,P"P'(uly)Q, u)}
X u uy

=Y p(x) {ZP’(um[E[O(Y, P)|x, u] —ZK(ylx,P’)O(y,P’)},
X u y
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where the second step is by definition of Q(y, P"). Then we can write

Y mp(x) {ZP’(mx)tE[@(Y, P)lx,ul - Y K(ylx, P’)@(y,P’)}
X u y

X

DY mp() {ZP’(um
u

E[Q(Y, P)|x,ul - Y K(ylx, ) Q(y, P")
y

}

Y. wp ()P (ulx)K(ylx, u) {Zp(u 1»QWy, u) —ZP W'1y)Q,u )}

= ¥ 7p ()P @l {EIQUY, P)lx, ul - EIQ(Y, P') x, ul}

XU

(b)

XU,y
QY wp(0)K(ylx, P {ZP(u’m@(y, u) =Y P'(1y)Q, u’)}
Xy u' u'

DY 7m0 Y [Plx)Qlx, ) - P'(ulx)Qlx, w)],

where (a) and (c) are by definition of K(-|-, P'); (b) is by definition of Q(y, P"); and in (d) we use the fact
that 7 p is invariant w.r.t. K(:|-, P).

D Proof of Proposition 1
We have
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T
Y fi(Xe, Up) - ‘I’(f)]

t=1

< sup Y [0 e BT fo-Grporf)+ an[uoonu -2,
Pe#(UIX) t=1

- - - T -
< sup znp(x)z(ZPZ'f(mx)QI'f(x,u)—P(u|x)QZ’f(x,u) + Y 0 fellool? ! =27y,
Pe(UIX) x t=1\u t=1

where in the first equality we have used (8), while the second inequality is by Lemma 1. Then we write
the last term out and get

T-1 _ . ~ = T -
sup Y wp) | Y (Zpg’f wlnQ (x, u)) +Y PP ol oo w - Y Pl @l (v u
Pe#(UIX) x t=1\u u t=1

! V.f TS
+ 3 I filloollg? T =2y,
=1

< sup )Y mp(x)
Pet(UX) X

o v.f TS
+ 3 I filloollg? T =2V,
=1

(5 P f AT VA ATS =
Y (ZPZ’ (ulx) QY (x,u))+ZP¥ (wlx)QY (x,w) + Wy, (h])

=1

T ~
+ 3 I fillool?f =y,

t=1

< sup )Y 7mp(x)
Pet(UX) T

T-1 o f . -
y (ZPZ' wlnQl (x, u)) + W1 (hi )
t=1\u

where the two inequalities are by the adm1551b111ty Condltlon (10). Continuing this induction backward,
and noting that Z -1 ||fz||oo||H f||1 < ng -1 ||,u n}”flll, we arrive at (11).
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E Proof of Proposition 3

First we show that the relaxation (12) arises as an upper bound on the conditional sequential
Rademacher complexity. The proof of this is similar to the one given by [26], except that they also opti-
mize over the choice of the learning rate p. For any p > 0,

Ee

T-t t
mad({z Y eihi@lw-) hx,s(u)}
ue i=1

s=1

2 T-t
Splog([Eg r;leadcexp( ZE, [h; ()] (u)——ths(u)) )
Splog([Ee > eXp(— ZEi[hi(e)](u)——th,s(u)) )
uel o= P s=1

where the first inequality is by Jensen’s inequality, while the second inequality is due to the non-
negativity of exponential function. Then we pull out the second term inside the expectation E, and

get

1 2 T-t
<plog| ) exp —;th,s(u) ><exp(—2 max _ » ([h,-(g)](u))Z))
s=1

P2 erer-i€ltl) I

plog( Z exp (__ Z hy, s(u)) Ee H exp(pel (h; (¢)] (U))

uel

uel
<plog| ) exp —lihxs(u) maxexp 2 i( th; (e)] (u))
ueU P u p? &1, ET ,(—:{H}

1 2 (= ,
<pl -—) h +— h: ,
plog M;Jexp Psgi x5 (1) ) psﬁprgeadisl .... max }Z (th; (&)1 (w)

where the first inequality is due to Hoeffding’s lemma (see, e.g., Lemma A.1 in [7]) applied to the expecta-
tion w.r.t. €. The last term, representing the worst-case future, is upper bounded by %(T —HLX, U, F)2.
We thus obtain our exponential weight relaxation from (12).

Next we prove that the relaxation (12) is admissible and leads to the recursive algorithm (13). To keep
the notation simple, we drop the subscript x in the following. In particular, we use h; for h,;, W; for
/Wx, #» V¢ for Ps(-|x), etc. The admissibility condition to be proved is

sup {Ey-~v, [h:(U)] + W (h")} < W_1(h'™).
he Ay

Note that

1 ~ vl(u)exp(—lztlhs(u)) 1 _ <V1,exp(—% izlhs»
<Vt,exp(—;ht)>—ugu <V1,exp(__zt o )> exp(—;ht(u))— <V1,exp(_%zg;ihs)>.
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We have

plog(uezuexp (——SZ h (u)))

= plog<v1,exp (—— Y hg)> +plog|U|
) -1
>+plog<v1,exp (—— Y h )> +plog|U|

| 5ol LS

where the first equality is due to the fact that v; is the uniform distribution on U, while the inequality is
due to Hoeffding’s lemma. Plugging the resulting bound into the admissibility condition, we get

1
= plog<vt,exp (_p ht

L(X, U,gf)2

< —Eyoy, by (U) +

sup {Ey-v, [h:()] + Wy (h")}
h,e Ay

< plog( > exp(—; > hs(u))) +2%(T— t+1LX,U,9)*
uel s=

= Wx,t—l (ht 1)-

Thus, the recursive algorithm (13) is admissible for the relaxation (12).

F Proof of Theorem 2
Again, we drop the subscript x and write v, for P;(-|x), etc. We have
264

sup an(x)on+ Cx Z NP =1y, (17)
Pe (U|X)

T
Y X U)=Y(f)| <
t=1

From the relaxation (12), it is easy to see Wx,o <2L+/2Tlog|U]| for all states x (in fact, the bound is met

with equality with the optimal choice of p = lf)gT—lel). Since we have bounded the first term, now we

focus on bounding the second term of the regret bound.
The relative entropy between v, and v,_; is given by

ep(-1Tn)\ (viess(-Lritnd))
exp( - L0 > e (vew (-5 risi )
(viexp(-L5220))
(vi,exp(-Lxit h))

DW¢llve-1) = <vt,log

1
= _;<Vt,ht—l>+log (18)

where

=1
<V1,eXP(——Z§_2hS)> Zvl(u)exp(——Zhs(u))eXp( ht_l(u))

uel

(ow(5zoin]) T (uen[3zEin)
(onfi)
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Using Hoeffding’s lemma, we can write

<v1,exp(——):t 2h )

(vivexp(-1 ! hy)

<—< h > —
= Vi, -1+
t -1 22

log

~ |~

i)

Substituting this bound into (18), we see that the terms involving the expectation of h;_; w.r.t. v, cancel,
and we are left with

2

DW¢|vi) < —.
Vellve-1) 202

Plugging in the optimal value of p and using Pinsker’s inequality [8], we find

log|U|
2T

lvi—vialh <

So far, we have been working with a fixed state x € X, so we had v; = Pf’f (-|x), where ¥ is the agent’s
behavioral strategy induced by the relaxation (12). Since x was arbitrary, we get the uniform bound

logUI
2T

IES(X”P?J('M) PYf(I )” (19)

Armed with this estimate, we now bound the total variation distance between the actual state distribu-
tion at time ¢ and the unique invariant distribution of K, Z’f . For any time k < t, we have

= [ A~ A

'uerYf ny’1+ HHYfKYf :“k 1K)ff”

[l =% Ao asem el

(a)
<

k-1"k-1

EH YfKYf Yfo'f“ +”,u],;f1K7;€ Wl
vf_ o nf

ufh =al | +max | PTY e - PT e

fKYf“

(S) e—l/r

(d)
=e

v | o TS +’§ log|U|

S A A

(20)

where (a) is by triangle inequality; (b) is by invariance of ﬂ);"f W.I.T. Kf’f ; (c) is by the uniform mixing
bound (7); and (d) follows from repeatedly using (19) together with triangle inequality and the easily
proved fact that, for any state distribution u € 22(X) and any two Markov kernels P, P’ € .4 (U|X),

|uKC1P) = pK (1P, < max || PClo = P'Clo -
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Letting now the initial state distribution be u;, we can apply the bound (20) recursively to obtain

S e T
log|U|
2T

t —
2074y e T (1= k)
k=2

logIU

< 2 —f/T

$ ket

<2e7tIT ,/logluf ke~ dk
2T

<2 —l’/T_l_T loglu
\/ 2T

So, the second term on the right-hand side of (17) can bounded by

L 3 o log|U|T
Cy Y Il =al Ty = €1t [ 22— +2rCs,
=1

which completes the proof.

G Proof of Proposition 4

First we show that the relaxation (14) arises as an upper bound on the conditional sequential
Rademacher complexity. Once again, we omit the subscript x from h, ; etc. to keep the notation light.
Following the same steps as in Appendix E, we have, for any p >0,

Ee max{z Y €Y @] w - Z Y h (u)}
U j=m+l  teg; i=1se9;
<plog([EE maxexp( Z €] Z (h(e)] (u)——z Z h (u)) )
U ] m+l (€] pi= 1s€9;
<plog(|Eg > exp( Z g ). [ht(e)](u)——z > hs(u)) )
ueU j=m+1  teg; i=1s€J;
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In the same vein,

|

M 2
I1 exp(;ej Y [hy(e)] (u))

plog(z exp(——z Y h (u))[E,s

ueU i=1se9; j=m+1 teg;

<plog| ) exp —li Y. hs(w) ><exp(£2 max % (v [h(s)](u))z))
b [y B 0% enetmenell) 00,

<plog| ) exp —li Y. hs(u) maxexp(i2 max % (z; [h(e](u))z))
= [ e u P2 emrnmenelxl) ;4

<plog| ) exp —li Y hs(u) )+Esupmax max % (7 (h(e)] (w))*
et [ e P h ueU epmermemelsll ;5

<plog| ) exp —lz Y hs(u) )+E % T?L(X,U,g)z,
uey P iz=1se7; P j=m+1

where the first inequality is due to Hoeffding’s lemma, while the last inequality is by Assumption 1. We

thus derive the relaxation in (14).
Now we prove that this relaxation is admissible, and leads to the lazy algorithm (15) The admissibility

condition to be proved is

Y. hs()

SET

+ Wx,m(hlzm) } = Wx,m—l (hlzm—l)»

sup Ey-v,,
hm€FE™

where v, = Py, (-|x) is the Markov policy used in phase m. We have

plog(Z exp(——Z 2 h (u)))

uelU i=1sed;
:plog<v1,exp(——z > hs)>+plog|U|
i=1seJ;

:plog<vm,exp(—l Z hs)>+plog<v1,exp(—l Z Z hs)>+plog|U|
€T P i=1 seT;
1 m-1
- hs(u) )
o[ E )

i=1 s€J;

Y. h(U) |+

SET

72 L(X, U,g)2 (
_[EU~V,,, _m-rv> " 7
ue

U

Plugging this into the admissibility condition, we have

sup {[EU~vm Z hs(U) +Wx,m(h1:m)}
hm€FE™ SET
M 2. LXU,9)2
< plog(z exp (—— Z Y hs(u))) Y T?L(X,U,9)2+ Tl U, 797
uel i=1 seJ; j=m+1 2

uel ( i=1 seJ;
A7 -1
= Wx,m—l(hm ).

<plog(z exp|—— Z Y hs(u)))+% > T?L(X,U,F/T)2
j=m

So the lazy algorithm (15) is an admissible strategy for the relaxation (14).
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H ProofofTheorem 3

The state feedback law Pf’f (-]x) that the agent applies within phase m is the same for all £ € 9,;;, and we

denote it by P}’n’f (:|x). Let K,’,;’f denote the Markov matrix that describes the state transition from X; to
X1 if t € 95, Thus, we can write

K o0 =Y Kylxwp] T wlx,  vxyeX.
u

First, we show that

N T . M -~ Y
ECV Y X, U= ()| < sup Y ap@Wieo+Cx Y. Y Iul ol 1)
=1 Pe#(UIX) x m=1teJ,,

where nr,;f is the invariant distribution of K,};l‘f .

To prove (21), we write
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T
Y fi(Xe, Up) - ‘I’(f)]
t=1

(o7 o pTf 3 7 f
< sup Y [Pl fy—p o )]+ Y- M filloollt] T — T
t=1

Pe(UIX) t=1

u Pf o P \- vf_ TS
< sup Y ¥ [l erl fy-tpeBf|+Ce Y X 1ul -all 1
Pe(UIX) m=1teT,, m=1teJ,,

& Vo ATS ATS & vf_ Tf
< sup Yap ) Y (ZP%’ wlx)QY (x, ) - Pwlx) Q) (x,u) |+ Cz ) > Nl =ahl I,

Pe#(UIX) x m=1teJ,, \ u m=1teJ,,

where the last inequality is by Lemma 1. By writing out the first term in the right hand side, we get

M-1 ~ ~ ~
sup Yap| Y Y (ZP,Y,;f (ul0 Q" (x,u))+ZvM(u|x) Y A w
Pe(UIX) x m=1teg,, \ U u €Ty
2 ATf S 7. Tf
-y Pul0QM xw|+Cx Y, Y Il —ahl
t=1 m=1teJ,,
M-1 o f 5 f ~.f —
< sup Y wp(x)| Y. ). (ZP% (ulxQr (x,u))+ZVM(M|x) Y QM w + Wi m (™)
Pe#(UIX) x m=1reg, \ U u eIy
M ~ ~
+Cz Y Y 1t —atty,
m=1teJ,,

< sup an(x)
Ped(UIX) x

5 F o o7 =
> 2 (ZPZ; w0 QM (x, u))+wx,M_1(hM‘1)]

m=1teg,, \ U

a 7 Tf
+ 3 W filloo [T =217
=1

The last inequality is due to the fact that ¥ is the behavioral strategy associated to the admissible relax-
ation {/Wx,m}%zl. Continuing this induction backwards, we arrive at (21).
Next, we bound the two terms on the right-hand side of (21). From the form of the relaxation (14), it

is easy to see Wy o < 2Ly/2log|U| Z?ﬁ 1 T? for all states x; in fact, this bound is attained with equality if we
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use the optimal choice p =/ % Since we have bounded the first term, now we focus on bounding
the second term of (21).
From the contraction inequality (7) it follows that, for every k € {0,1,...,7,, — 1}, we have

vf 7.f A 2
|'uT1:m71+k+l_nm || I‘Lrlm 1+1(K ) =7y (Kp™) .
—kit v.f v.f
=e 'uﬁm 1+1 ~Tm ”1
<2¢7FIT,
Hence,
Tm—1
- m 2
) —kl/
Z “,u ”%f”lsz Z € = 1 -1/t
eI, k=0 —e

Plugging it in (21), we have shown that

2Ce M

Y.f
[Ex 1_6—1/1'

T
Y [iXnU) =)
t=1

M
<2L,|2logl|Ul ) 75+
1

I Proof of Corollary 1

Let us inspect the right-hand side of (16). We see that both , /Z i=1 72 7 and M have to be sublinear in T.

Since Zl. 7; = T and \/ Zl 1T l \/ (Z 1T /)2, at least the first of these terms can be made sublinear,
e.g., by havmg 7j=1forall j. Of course, thls means that M = T, so we need longer phases. For example,
if we follow [33] and let 7,,, = [m'/37¢] for some ¢ € (0,1/3), then a straightforward if tedious algebraic

calculation shows that M = O(T3'%) and £/ Z i=1 ] = O(T>'®), which yields the regret of O(T3%),

However, if T is known in advance, then we can do better: ignoring the rounding issues, for any
constants A;, A» >0,

M M
Y. T2+ AM:Y 1= T p = O(T*7), (22)

min min<{ A;
1=M<T | iz

To see this, let us first fix M and optimize the choice of the 7s:
Mo M
min Zl 77 subject to j;rj =T.

By the Cauchy-Schwarz inequality, we have

M
DT
=1

Thus, ZM 1 r achieves its minimum when the above bound is met with equality. This will happen only

if all the 7j’s are equal, i.e., 7; = A—Z for every j (for simplicity, we assume that M divides T — otherwise,
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the remainder term will be strictly smaller than M, and the bound in (22) will still hold, but with a larger
multiplicative constant). Therefore,

. 2 . : AT 2/3
2 Ti+AM: Y Tj=Tp= min | ——+AM|=0(T""),

min min<{ A;
i i 1=sM<T\/M

1=M=T

where the minimum on the right-hand side (again, ignoring rounding issues) is achieved by M = T%/3

and 7; = T'/3 forall j. This shows that, for a given horizon T, the optimal choice of phase lengths is T1/3,
which gives the regret of O(T 213) petter than the O(T3'*) bound derived by [33].
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